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and estimation using weights and imputations. Joel L. Horowitz and 
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Estimation of censored linear errors-in-variables models. Liqun Wang. 84 (1998) 383-400 


Semiparametric and heterogeneity in discrete choice dynamic pro- 96 (2000) 201-229 
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gramming models. Christopher R. Taber. 
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The 


stands for identification. Thus, the complete title is “Semiparametric identification and 


heterogeneity in discrete choice dynamic programming models.” The author is Christopher R. Taber 


and the article appears in Volume 96, 2000, on pages 201-229. 


The author index follows the subject index in this issue. It is also in alphabetical order by author’s 


name. 


Across-regime correlation * Learning about the in switching regression 


models. Gary Koop and Dale J. Poirier. 


Acute myocardial infarction * The marginal cost effectiveness of medical tech- 
nology: A panel instrumental variables approach. Mark McClellan and Joseph 
P. Newhouse. 


Adaptivity * Efficient estimation in semiparametric GARCH models. Feike C. 
Drost and Chris A.J. Klaassen. 


Additive outlier approach * Missing observations in ARIMA models: Skipping 
approach versus . Victor Gomez, Agustin Maravall and Daniel Pena. 


Adjusted estimates * and Wald statistics for the AR(1) model with constant. 
Pekka Pere. 


Adjusted profile likelihood * Adjusted estimates and Wald statistics for the 
AR(1) model with constant. Pekka Pere. 


Aggregation * Cross-sectional of nonlinear models. K.J. van Garderen, K. 


Lee and M.H. Pesaran. 

Agricultural supply response * Why are estimates of so variable? Francis 
X. Diebold and Russell L. Lamb. 

AIDS epidemic * Does the 
and Ajay S. Mahal. 


threaten economic growth? David E. Bloom 


Airline safety * Debt, moral hazard and : An empirical evidence. Georges 
Dionne, Robert Gagne, Francois Gagnon and Charles Vanasse. 


Aitken estimator * Further consequences of viewing LIML as an iterated 
. Ghuanming Gao and Kajal Lahiri. 


Allais intensities * Exact small-sample inference in stationary, fully regular, 
dynamic demand models. Philippe J. Deschamps. 


Allocative inefficiency * Modeling in a translog cost function and cost 
share equations: An exact relationship. Subal C. Kumbhakar. 


Ambiguity * Identification problems and decisions under : Empirical anal- 
ysis of treatment response and normative analysis of treatment choice. C.F. 
Manski. 

American options with stochastic dividends and volatility: A nonparametric 


investigation. M. Broadie, J. Detemple, E. Ghysels and O. Torres. 


Analysis of covariance * Bayesian and non-Bayesian solutions to models 
under heteroscedasticity. Malwane M.A. Ananda. 


Anthropometrics 
Health and wages: Evidence on men and women in urban Brazil. Duncan 
Thomas and John Strauss. 
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76 (1997) 357-373 


77 (1997) 105-124 
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98 (2000) 187-202 


97 (2000) 51-91 


76 (1997) 351-356 


95 (2000) 415-442 


94 (2000) 53-92 


86 (1998) 177-192 


77 (1997) 159-185 











The effects of improved nutrition, sanitation, and water quality on child 
health in high-mortality populations. Lung-fei Lee, Mark R. Rosenzweig 
and Mark M. Pitt. 


Anticipatory pricing * Maximum score estimation of disequilibrium models 
and the role of anticipatory price setting. Walter J. Mayer and Robert E. 
Dorsey. 


Applied Bayesian inference * Measuring information loss due to inconsistencies 
in duration data from longitudinal surveys. Charles J. Romeo. 


Approximate maximum likelihood * An introduction to stochastic unit-root- 
processes. Clive W.J. Granger and Norman R. Swanson. 


AR(1) * Approximate bias correction in econometrics. James G. MacKinnon 
and Anthony A. Smith. 


AR(1) model * Adjusted estimates and Wald statistics for the model with 
constant. Pekka Pere. 


ARCH models 
Estimating continuous-time stochastic volatility models of the short-term 
interest rate. Torben G. Andersen and Jesper Lund. 


Testing for GARCH effects: A one-sided approach. Antonis Demos and 
Enrique Sentana. 


ARCH Tobit models * Estimation of dynamic and ___. Lung-fei Lee. 


ARFIMA models 
Bayesian analysis of long memory and persistence using . Gary Koop, 
Eduardo Ley, Jacek Osiewalski and Mark F.J. Steel. 


Indirect estimation of ARFIMA and VARFIMA models. V.L. Martin and 
N.P. Wilkins. 


ARIMA models 
Estimation error and the specification of unobserved component models. 
A. Maravall and C. Planas. 


Missing observations in ___: Skipping approach versus additive outlier 
approach. Victor Gomez, Agustin Maravall and Daniel Pena. 


ARMA errors * Adaptive estimation of cointegrating regressions with 
. Douglas J. Hodgson. 


ARMA estimation * Testing for r versus r — | cointegrating vectors. Andy 
Snell. 


ARMA models * Bayesian estimation of switching ___.. M. Billio, A. Monfort 
and C.P. Robert. 


ARMA-GARCH models * Bayesian analysis of : A Markov chain samp- 
ling approach. T. Nakatsuma. 


ARX model * Exact tests in single equation autoregressive distributed lag 
models. Jan F. Kiviet and Jean-Marie Dufour. 
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Asset markets * Dynamic equilibrium and volatility in financial . Yacine 
Ait-Sahalia. 


Asset pricing model * Finite sample properties of tests of the Epstein-Zin 
. D.C. Smith. 


Asymmetric information * Econometric specification of the risk neutral valu- 
ation model. E. Clement, C. Gourieroux and A. Monfort. 


Asymmetry * Sources of in production factor dynamics. Franz C. Palm 
and Gerard A. Pfann. 


Asymptotic Bayesian analysis based on a limited information estimator. Yum 
K. Kwan. 


Asymptotic bias 
Estimating dynamic models from time series of independent cross-sections. 
M. Dolores Collado. 


GMM and QML asymptotic standard deviations in stochastic volatility 
models: Comments on Ruiz (1994). Torben G. Andersen and Bent 
E. Sorensen. 


Asymptotic covariances * Relative efficiency with equivalence classes of 
___.. David M. Mandy and Carlos Martins-Filho. 


Asymptotic distribution(s) 
The of nonparametric estimates of the Lyapunov exponent for 
stochastic time series. Y.-J. Whang and O. Linton. 


Spurious regression theory with non-stationary fractionally integrated 
processes. Francesc Marmol. 


Asymptotic efficiency 
Efficient estimation in the linear simultaneous equations model with vector 
autoregressive disturbances. Darrell A. Turkington. 


Relative efficiency with equivalence classes of asymptotic covariances. 
David M. Mandy and Carlos Martins-Filho. 


Asymptotic expansion * GMM inference when the number of moment condi- 
tions is large. R. Koenker and J.A.F. Machado. 


Asymptotic inference * Testing for the cointegrating rank of a VAR process 
with a time trend. H. Liitkepohl and P. Saikkonen. 


Asymptotic local power * Testing for conditional heteroskedasticity with mis- 
specified alternative hypotheses. Naorayex K. Dastoor. 


Asymptotic locally most mean-powerful test * Marginal likelihood score-based 
tests of regression disturbances in the presence of nuisance parameters. 
Shahidur Rahman and Maxwell L. King. 


Asymptotic mean-squared error * Asymptotic probability concentrations and 
finite sample properties of modified LIML estimators for equations with more 
than two endogenous variables. Dennis Oberhelman and K. Rao Kadiyala. 
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Asymptotic normality 
Consistent model specification tests for time series econometric models. 
O. Li. 


Convergence rates and ____ for series estimators. Whitney K. Newey. 


Asymptotic null distribution * The of the Box-Pierce Q-statistic for ran- 
dom variables with infinite variance. An application to German stock returns. 
Ralf Runde. 


Asymptotic probability concentration and finite sample properties of modified 
LIML estimators for equations with more than two endogenous variables. 
Dennis Oberhelman and K. Rao Kadiyala. 


Asymptotic theory * Inference on one-way effect and evidence in Japanese 
macroeconomic date. Feng Yao and Yuzo Hosoya. 


Asymptotics * Uniform laws of large numbers and stochastic Lipschitz-conti- 
nuity. Robert M. de Jong. 


Attitudinal data * A model of health plan choice: Inferring preferences arid 
perceptions from a combination of revealed preference and ____.. Katherine M. 
Harris and Michael P. Keane. 


Auction data/pricing 
Deriving an estimate of the optimal reserve price: An application to British 
Columbian timber sales. Harry J. Paarsch. 


The relative efficiency of method of moments estimators. A. Ronald 
Gallant and G. Tauchen. 


Augmented Dickey-Fuller statistics * On the distributions of in processes 
with moving average components. J.W. Galbraith and V. Zinde-Walsh. 


Augmented Dickey-Fuller tests * Spurious regression and residual-based tests 
for cointegration in panel data. Chihwa Kao. 
Augmented regression test * Hausman tests for autocorrelation in the presence 


of lagged dependent variables. Some further results. Leslie G. Godfrey. 


Autocorrelation *and_ heteroskedasticity-consistent t-values with trending 
data. Walter Kramer and Sonja Michels. 


Autocorrelation 
Estimating the differencing parameter via the partial 
ence Tai-Leung Chong. 


function. Ter- 


Hausman tests for in the presence of lagged dependent variables. 
Some further results. Leslie G. Godfrey. 


Marginal likelihood score-based tests of regression disturbances in the 
presence of nuisance parameters. Shahidur Rahman and Maxwell L. King. 


On the sensitivity of the usual E and F-tests to covariance misspecification. 
A.N. Banerjee and J.R. Magnus. 


The asymptotic null distribution of the Box-Pierce Q-statistic for random 
variables with infinite variance. An application to German stock returns. 
Ralf Runde. 
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The sensitivity of OLS when the variance matrix is (partially) unknown. 
A.N. Banerjee and J.R. Magnus. 


Autocorrelation consistent inference * The moving blocks bootstrap and robust 
inference for linear least squares and quantile regressions. Bernd Fitzenberger. 


Autocovariance function * The second moment and the ___ of the squared 
errors of the GARCH model. Menelaos Karanasos. 


Autoregression * Mixed INAR(1) Poisson regression models: Analyzing hetero- 
geneity and serial dependencies in longitudinal count data. Ulf Bockenholt. 


Autoregressive conditional heteroskedasticity * Testing for ARCH in the pres- 
ence of a possibly misspecified conditional mean. R.L. Lumsdaine and S. Ng. 


Autoregressive distributed lag models 
Exact tests in single equation ___. Jan F. Kiviet and Jean-Marie Dufour. 


Full maximum likelihood estimation of dynamic demand models. Philippe 
J. Deschamps. 


Autoregressive errors component models * Parameters of interest, nuisance 
parameter and orthogonality conditions. An application to . Bruno 
Crepon, Francis Kramarz and Alain Trognow. 


Autoregressive-leading indicator model * Forecasting turning points in coun- 
tries’ output growth rates: A response to Milton Friedman. Arnold Zellner and 
Chung-ki Min. 


Autoregressive model(s) 
Finite-sample properties of the maximum likelihood estimator in autoreg- 
ressive models with Markov switching. Zacharias Psaradakis and Martin 
Sola. 


Inference in a nearly integrated ____ with nonnormal innovations. Thomas 
J. Rothenberg and James H. Stock. 


Autoregressive process * Likelihood analysis of seasonal cointegration. Soren 
Johansen and Ernst Schaumburg. 


Autoregressive processes * Markovian processes, two-sided autoregressions 
and finite-sample inference for stationary and nonstationary ____. Jean-Marie 
Dufour and Olivier Torres. 


Auxiliary models * Indirect estimation of ARFIMA and VARFIMA models. 
V.L. Martin and N.P. Wilkins. 


Auxiliary test regression * Additional critical values and asymptotic repres- 
entations for seasonal unit root tests. Richard J. Smith and A.M. Robert 
Taylor. 


Balanced loss function * Inadmissibility of the Stein-rule estimator under the 
. Kazuhiro Ohtani. 


Bandwidth selection rules. * Higher-order approximations for frequency 
domain time series regression. Zhijie Xiao and Peter C.B. Phillips. 
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Bank-level panel data * Lending cycles. Patrick K. Asea and Brock Blomberg. 


Banking data * A Bayesian analysis of multiple-output production frontiers. 
Carmen Fernandez, Gary Koop and Mark Steel. 


Base-independent equivalence scales * Semiparametric estimates and tests of 
. Krishna Pendakur. 


Bayes * The incidental parameter problem since 1948. T. Lancaster. 


Bayes factor(s) 
Estimation and comparison of multiple change-point models. Siddhartha 
Chib. 


Posterior simulation and in panel count data models. Siddhartha 
Chib, Edward Greenberg and Rainer Winkelmann. 


Testing for integration using evolving trend and seasonals models: 
A Bayesian approach. Gary Koop and Herman K. Van Dijk. 


Bayes factors and nonlinearity: Evidence from economic time series. Gary 
Koop and Simon M. Potter. 


Bayes procedure * Econometrics and decision theory. G. Chamberlain. 


Bayesian 
Comparing and choosing between two models with a third model in the 
background. Dale J. Poirier. 


Learning about the across-regime correlation in switching regression 
models. Gary Koop and Dale J. Poirier. 


Using a likelihood perspective to sharpen econometric discourse: Three 
examples. C.A. Sims. 


Bayesian analysis of ARM-GARCH models: A Markov chain sampling ap- 
proach. T. Nakatsuma. 


Bayesian analysis of compound loss distributions. Jeffrey S. Pai. 


Bayesian analysis of contingent claim model error. E. Jacquier and Robert 
Jarrow. 


Bayesian analysis of cross-section and clustered data treatment models. Sid- 
dhartha Chib and Barton H. Hamilton. 


Bayesian analysis of long memory and persistence using ARFIMA models. 
Gary Koop, Eduardo Ley, Jacek Osiewalski and Mark F.J. Steel. 


Bayesian analysis of seasonal unit roots and seasonal mean shifts. Philip Hans, 
Franses, Henk Hoek and Richard Paap. 


Bayesian analysis 
A of the multinomial probit model with fully identified parameters. 
Robert E. McCulloch, Nicholas G. Polson and Peter E. Rossi. 


A of multiple-output production frontiers. Carmen Fernandez, Gary 
Koop and Mark Steel. 


159 


83 (1998) 89-128 
98 (2000) 47-79 
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78 (1997) 359-380 


99 (2000) 173-193 
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A Bayesian multidimensional scaling procedure for the spatial analysis of 
revealed choice data. Wayne S. DeSarbo, Youngchan Kim and Duncan 


Fong. 
Asymptotic based on a limited information estimator. Yum K. Kwan. 


On the use of panel data in stochastic frontier models with improper priors. 
Carmen Fernandez, Jacek Osiewalski and Mark F.J. Steel. 


Posterior distributions in limited information analysis of the simultaneous 
equations model using the Jeffreys prior. J.C. Chao and P.C.B. Phillips. 


The strength of evidence for unit autoregressive roots and structural 
breaks: A Bayesian perspective. John Marriott and Paul Newbold. 


Bayesian and non-Bayesian solutions to analysis of covariance models under 
heteroscedasticity. Malwane M.A. Ananda. 


Bayesian approach * A to dynamic macroeconomics. David N. DeJong, 
Beth F. Ingram and Charles H. Whiteman. 


Bayesian bootstrap * Bayes WESML: Posterior inference from choice-based 
samples. Tony Lancaster. 


Bayesian decision theoretical method * Forecasting turning points in countries’ 
output growth rates: A response to Milton Friedman. Arnold Zellner and 
Chung-ki Min. 


Bayesian efficiency analysis through individual effects: Hospital cost frontiers. 
Gary Koop, Jacek Osiewalski and Mark F.J. Steel. 


Bayesian estimation * Why are estimates of agricultural supply response so 
variable? Francis X. Diebold and Russell L. Lamb. 


Bayesian estimation of switching ARMA models. M. Billio, A. Monfort and 
C.P. Robert. 


Bayesian hierarchical SU R model * Nonparametric seemingly unrelated regres- 
sion. Michael Smith and Robert Kohn. 


Bayesian inference 
Measuring information loss due to inconsistencies in duration data from 
longitudinal surveys. Charles J. Romeo. 


Monte Carlo inference in econometric models with symmetric stable dis- 
turbances. Efthymios G. Tsionas. 


Statistical inference in the multinomial multiperiod probit model. John F. 
Geweke, Michael P. Keane and David E. Runkle. 


Bayesian inference in a simultaneous equation model with limited dependent 
variables. Kai Li. 


Bayesian method of moments * The finite sample properties of simultaneous 
equations’ estimates and estimators Bayesian and non-Bayesian approaches. 
Arnold Zellner. 
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Bayesian methods * Business cycle durations. Andrew J. Filardo and Stephen 
F. Gordon. 


Bayesian model * A Bayesian approach to model selection in stochastic coeffic- 
ient regression models and structural time series models. Thomas S. Shively 
and Robert Kohn. 


Bayesian multinomial probit models * Comment: with a normalization 


constraint. Agostino Nobile. 


Bayesian prior * The econometric consequences of the ceteris paribus condi- 
tion in economic theory. H.J. Bierens and N.R. Swanson. 


Bayesian robustness * Asymptotic Bayesian analysis based on a limited in- 
formation estimator. Yum K. Kwan. 


Bayes-non-Bayes comparison of estimators * The finite sample properties of 
simultaneous equations’ estimates and estimators Bayesian and non-Bayesian 
approaches. Arnold Zellner. 


Behavioral asymmetry * Sources of asymmetry in production factor dynamics. 
Franz C. Palm and Gerard A. Pfann. 


Bewley representation * Representations of I(2) cointegrated systems using the 
Smith-McMillan form. Niels Haldrup and Mark Salmon. 


Bias * Two-step estimation of panel data models with censored endogenous 
variables and selection bias. Francis Vella and Marno Verbeek. 


Bias and second moment approximations * An alternative approach to obtain- 
ing Nagar-type moment approximations in simultaneous equation models. 
Garry D.A. Phillips. 


Bias correction * Approximate in econometrics. James G. MacKinnon 


and Anthony A. Smith. 


Bias reduction * Low-pass filtered least squares estimators of cointegrating 
vectors. Yikang Li. 


Biased demand projections * Estimating new product demand from biased 
survey data. Roger Klein and Robert Sherman. 


Binary choice model(s) 


Efficient estimation of under symmetry. S. Chen. 


Local nonlinear least squares: Using parametric information in non- 
parametric regression. Pedro Gozalo and Oliver Linton. 


Maximum likelihood estimation of a binary choice model with random 
coefficients of unknown distribution. Hidehiko Ichimura and T. Scott 
Thompson. 


Misclassification of the dependent variable in a discrete-response setting. 
J.A. Hausman, Jason Abrevaya and F.M. Scott-Morton. 


Rank estimation of a location parameter in the . Songnian Chen. 
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Semiparametric qualitative response model estimation with unknown het- 
eroscedasticity or instrumental variables. Arthur Lewbel. 


Binary logit 
Estimation in choice-based sampling with measurement error and boot- 
strap analysis. C.Y. Wang, Suojin Wang and R.J. Carroll. 


Binary response models 
Discrete factor approximations in simultaneous equation models: Estima- 
ting the impact of a dummy endogenous variable on a continuous outcome. 
T.A. Mroz. 


Semi-nonparametric estimation of __. with an application to natural 
resource valuation. Heng Z. Chen and Alan Randall. 


Binomial response * Semiparametric qualitative response model estimation 
with unknown heteroscedasticity or instrumental variables. Arthur Lewbel. 


Binomial thinning * Mixed INAR(1) Poisson regression models: Analyzing 
heterogeneity and serial dependencies in longitudinal count data. Ulf Bocken- 
holt. 


Bivariate hazard rate models * Association measures for durations in 


. Gerard J. van den Berg. 


Black-white wage differentials * Changes in relative wages in the 1980s: Returns 
to observed and unobserved skills and ___. Kenneth Y. Chay and David S. 
Lee. 


Block Monte Carlo methods * Block recursion and structural vector autoregres- 
sions. Tao Zha. 


Block recursion and structural vector autoregressions. Tao Zha. 


Bootstrap confidence bands for shrinkage estimators. Camilla Kazimi and 
David Brownstone. 


Bootstrap 
Approximate bias correction in econometrics. James G. MacKinnon and 


Anthony A. Smith. 


Foundations of statistical inference based on numerical roots of robust 
pivot functions (Fellow’s Corner). H.D. Vinod. 


Subsampling for heteroskedastic time series. D.N. Politis, Joseph Romano P. 
and Michael Wolf. 


Tests of non-nested regression models: Some results on small sample 
behaviour and the . L.G. Godfrey. 


Testing for structural change in conditional models. Bruce E. Hansen. 


The moving blocks and robust inference for linear least squares and 
quantile regressions. Bernd Fitzenberger. 


Bootstrap analysis 
Estimation in choice-based sampling with measurement error and 
. C.Y. Wang, Suojin Wang and R.J. Carroll. 
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Nonparametric with applications to demographic effects in demand 
functions. Pedro L. Gozalo. 


Bootstrap approach * Empirically relevant critical values for hypothesis tests: 
A ___. J.L. Horowitz and N.E. Savin. 


Bootstrap test(s) 
A simple consistent bootstrap test for a parametric regression function. Qi 
Li and Suojin Wang. 


Consistent of parametric regression functions. Yoon -Jae Whang. 
Bootstrapping cointegrating regressions. Hongyi Li and G.S. Maddala. 


Bootstrapping cointegrating regressions 
Discussion of “____” by H. Li and G.S. Maddala. D.V. Hinkley. 


Box-Pierce Q-Statistic * The asymptotic null distribution of the for 
random variables with infinite variance. An application to German stock 
returns. Ralf Runde. 


Brand choice 
Econometric modeling of competition: A multi-category choice—based 
mapping approach. Tulin Erdem and Russell S. Winer. 


Missing price and coupon availability data in scanner panels: Correcting 
for the self-selection bias in choice model parameters. Tulin Erderm, 
Michael P. Keane and Baohong Sun. 


Brand loyalty model * Estimating price expectations in the OTC medicine 
market: An application of dynamic stochastic discrete choice models to scan- 
ner panel data. Fusun F. Gonul. 


Brand perception 
A Bayesian multidimensional scaling procedure for the spatial analysis of 
revealed choice data. Wayne S. DeSarbo, Youngchan Kim and Duncan 
Fong. 


A model of health plan choice: Inferring preferences and perceptions from 
a combination of revealed preference and attitudinal data. Katherine M. 
Harris and Michael P. Keane. 


Econometric modeling of competition: A multi-category choice-based 
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Taxation * Econometric implications of the government budget constraint. 
Christopher A. Sims. 


Technical and allocative inefficiency * Modeling allocative inefficiency in 
a translog cost function and cost share equations: An exact relationship. Subal 
C. Kumbhakar. 


Technological index * Infrastructure and productivity: a nonlinear approach. V. 
G. Duggal, C. Saltzman and L.R. Klein. 


Technology adoption * The marginal cost effectiveness of medical technology: 
A panel instrumental variables approach. Mark McClellan and Joseph P. 
Newhouse. 
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Temporal aggregation * Semiparametric estimation of long-memory volatility 
dependencies: The role of high-frequency data. Tim Bollerslev and Jonathan 
H. Wright. 


Testing causality * Inference on one-way effect and evidence in Japanese 
macroeconomic date. Feng Yao and Yuzo Hosoya. 


Thick-tailed distributions *On estimation and testing goodness of fit for 
m-dependent stable sequences. Rohit S. Deo. 


Threshold effects in non-dynamic panels: Estimation, testing, and inference. 
B.E. Hansen. 


Time allocation * Nutritional status and the allocation of time in Rwandese 
households. Alok Bhargava. 


Time reversibility * Testing ___. without moment restrictions. Y.-T. Chen, 
R.Y. Chou and C.-M. Kuan. 


Time series 
A consistent nonparametric test for serial independence. Joris Pinkse. 


A quasi-differencing approach to dynamic modelling from a ___ of inde- 
pendent cross-sections. Sourafel Girma. 


Another heteroskedasticity- and autocorrelation-consistent covariance 
matrix estimator. Kenneth D. West. 


Bayesian analysis of long memory and persistence using ARFIMA models. 
Gary Koop, Eduardo Ley, Jacek Osiewalski and Mark F.J. Steel. 


Bayesian analysis of seasonal unit roots and seasonal mean shifts. Franses, 
Philip Hans, Henk Hoek and Richard Paap. 


Consistent hypothesis testing in semiparametric and non-parametric mod- 
els for econometric . Xiaohong Chen and Yangqin Fan. 


Detecting shocks: Outliers and breaks in . A.C. Atkinson, S.J. Koop- 
man and N. Shephard. 


Detection of change in persistence of a linear ___.. J.-Y. Kim. 


Estimating dynamic models from of independent cross-sections. 


M. Dolores Collado. 


Multiple unit roots in periodic autoregression. H. Peter Boswijk, Philip 
Hans Franses and Niels Haldrup. 


Noise in unspecified, non-linear time series. George G. Szpiro. 


Properties of moments of a family of GARCH processes. C. He and 
T. Terasvirta. 
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and Michael Wolf. 
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sive processes. Helmut Liitkepohl and Pentti Saikkonen. 


Local polynomial estimators of the volatility function in nonparametric 
autoregression. W. Hardle and A. Tsybakov. 


Nonlinear stochastic trends. Clive W.J. Granger, Tomoo Inoue and 
Norman Morin. 


Nonparametric dynamic modelling, Annals of Econometrics. Helmut 
Litkepohl (editor). 


On seasonality and business cycle durations: A non-parametric investiga- 
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Outlier robust analysis of long-run marketing effects for weekly scanning 
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Philip Hans Franses and Gerrit Draisma. 
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R. Wittink. 
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Time varying factor utilization * Sources of asymmetry in production factor 
dynamics. Franz C. Palm and Gerard A. Pfann. 


Time varying parameters * Testing parameter constancy in linear models 
against stochastic stationary parameters. Chien-Fu Jeff Lin and Timo 
Terasvirta. 


Tobacco consumption * A double-hurdle rational addiction model with hetero- 
geneity: Estimating the demand for tobacco. J.M. Labeaga. 


Tobit and probit models * A Monte Carlo investigation of the sampling behav- 
ior of conditional moment tests in ____. Christopher L. Skeels and F. Vella. 


Tobit model(s) 
A latent structure double hurdle regression model for exploring heterogen- 
eity in consumer search patterns. Wayne S. DeSarbo and Jungwhan Choi. 


Estimation and inference with censored and ordered multinomial response 
data. Amos Golan, George Judge and Jeffrey Perloff. 


Estimation of censored linear errors-in-variables models. Liqun Wang. 
Estimation of dynamic and ARCH ___. Lung-fei Lee. 


Semiparametric estimation of the Type-3 Tobit model. Monte Carlo 
study* Songnian Chen. 
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Marshall B. Reinsdorf and Alan H. Dorfman. 
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Bossaerts and Pierre Hillion. 


Transformation model(s) 
Estimating new product demand from biased survey data. Roger Klein and 
Robert Sherman. 
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known transformation of the dependent variable. Tue Gorgens and Joel 
L. Horowitz. 


Translog cost function * Modeling allocative inefficiency in a and cost 
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Treatment response * Identification problems and decisions under ambiguity: 
Empirical analysis of and normative analysis of treatment choice. 
C.F. Manski. 
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Three examples. C.A. Sims. 


Trend and seasonal models *Testing for integration using evolving 
: A Bayesian approach. Gary Koop and Herman K. Van Dijk. 
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Trend break * Tests of cointegrating rank with a ___. Atsushi Inoue. 


Trend degree * Unit root tests in the presence of uncertainty about the 
non-stochastic trend. L. Ayat and P. Burridge. 


Trend estimation and de-trending via rational square-wave filters. 


D.S.G. Pollock. 


Trend funtions * Further evidence on breaking in macroeconomic vari- 


ables. Pierre Perron. 


Trend stationarity 
Bayesian analysis of long memory and persistence using ARFIMA models. 
Gary Koop, Eduardo Ley, Jacek Osiewalski and Mark F.J. Steel. 


Testing the unit root with drift hypothesis against nonlinear , With an 
application to the US price level and interest rate. Herman J. Bierens. 


Tests for changes in models with a polynomial trend. Chung-Ming Kuan. 


Trend stationarity in the /(2) cointegration model. Anders Rahbek, Hans 
Christian Kongsted and Clara Jorgensen. 


Trending data * Autocorrelation- and heteroskedasticity-consistent t-values 
with . Walter Kramer and Sonja Michels. 


Trending regressors * Likelihood ratio tests for multiple structural changes. 
Jushan Bai. 
Trending time series 
Nonlinear stochastic trends. Clive W.J. Granger, Tomoo Inoue and Nor- 
man Morin. 


Rank tests for unit roots. Jorg Breitung and Christian Gourieroux. 


Testing the unit root with drift hypothesis against nonlinear trend station- 
arity, with an application to the US price level and interest rate. Herman 
J. Bierens. 


Trends * Nonlinear stochastic . Clive W.J. Granger, Tomoo Inoue and 


Norman 


Triangular decomposition * Representations of I(2) cointegrated systems using 
the Smith-McMillan form. Niels Haldrup and Mark Salmon. 


Truncated normal * Exact small-sample inference in stationary, fully regular, 
dynamic demand models. Philippe J. Deschamps. 

t-test * On the sensitivity of the usual E and F-tests to covariance misspecifica- 
tion. A.N. Banerjee and J.R. Magnus. 


t-values * Autocorrelation- and heteroskedasticity-consistent with trend- 
ing data. Walter Kramer and Sonja Michels. 


Two-stage estimation * Estimating count data models with endogenous switch- 
ing: Sample selection and endogenous treatment effects. Joseph V. Terza. 


Two-step estimation of panel data models with censored endogenous variables 
and selection bias. NOTE: Must format entries to match those of other journal 
indices. Francis Vella and Marno Verbeek. 
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Two-step estimator * A semiparametric ___ in a multivariate long memory 
model. Ignacio N. Lobato. 


Type 3 Tobit models * Estimation of using symmetric trimming and 
pairwise comparisons. Bo E. Honore, Ekaterini Kyriazidou and Christopher 
Udry. 


T ype I error * Empirically relevant critical values for hypothesis tests: A boot- 
strap approach. J.L. Horowitz and N.E. Savin. 


U-statistics * On estimation and testing goodness of fit for m-dependent stable 
sequences. Rohit S. Deo. 


Ultrastructural model * Improved estimation of the slope parameter in a linear 
_____ when measurement errors are not necessarily normal. Anil K. Srivastava 
and Shalabh. 


Uncertainty * Unit root tests in the presence of about the non-stochastic 


trend. L. Ayat and P. Burridge. 


Uncovered interest rate parity * Structural analysis of vector error correlation 
models with exogenous I(1) variables. M. Hashem Pesaran, Yongcheol Shin 
and Richard J. Smith. 


Unemployment 
Estimating the density of ____ duration based on contaminated samples or 
small samples. H.K. Ryu and D. J. Slottje. 


Lending cycles. Patrick K. Asea and Brock Blomberg. 


Uniform laws of large numbers and stochastic Lipschitz-continuity. Robert 
M. de Jong. 


Union status * The union/non-union wage differential: An application of semi- 
parametric methods. Gauthier Lanot and Ian Walker. 


Unit autoregressive 
Spurious rejections by Dickey-Fuller tests in the presence of a break under 
the null. Stephen J. Leybourne, Terence C. Mills and Paul Newbold. 


The strength of evidence for and structural breaks: A Bayesian 
perspective. John Marriott and Paul Newbold. 


Unit root(s) 
Adjusted estimates and Wald statistics for the AR(1) model with constant. 
Pekka Pere. 


Analysis of cointegration vectors using the GMM approach. Carmela E. 
Quintos. 


Bayesian analysis of long memory and persistence using ARFIMA models. 
Gary Koop, Eduardo Ley, Jacek Osiewalski and Mark F.J. Steel. 


Bayesian analysis of seasonal and seasonal mean shifts. Franses, 
Philip Hans, Henk Hoek and Richard Paap. 


Discrete and continuous time cointegration. F. Comte. 


Estimation and inference in nearly unbalanced nearly cointegrated sys- 
tems. Serena Ng and Pierre Perron. 
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Exact tests in single equation autoregressive distributed lag models. Jan F. 
Kiviet and Jean-Marie Dufour. 


Fully modified IV, GIVE and GMM estimation with possibly non-station- 
ary regressors and instruments. Yuichi Kitamura and Peter C.B. Phillips. 


Further evidence on breaking trend functions in macroeconomic variables. 
Pierre Perron. 


Gaussian tests for seasonal unit roots based on Cauchy estimation and 
recursive mean adjustments. Dong Wan Shin and Beong Soo So. 


I(O) In, integration and cointegration out: Time series properties of endo- 
genous growth models. S.-H. Paul Lau. 


Inference for unit roots in dynamic panels where the time dimension is 
fixed. Richard D.F. Harris and Elias Tzavalis. 


Inference in possibly integrated vector autoregressive models: Some finite 
sample evidence. Hiroshi Yamada and Hiro Y. Toda. 


Multiple in periodic autoregression. H. Peter Boswijk, Philip Hans 
Franses and Niels Haldrup. 


Nonparametric cointegration analysis. Herman J. Bierens. 


On the distributions of Augmented Dickey-Fuller statistics in processes 
with moving average components. J.W. Galbraith and V. Zinde-Walsh. 


Pitfalls in testing for long run relationships. Jesus Gonzalo and Tae-Hwy 
Lee. 


Rank tests for ___.. Jorg Breitung and Christian Gourieroux. 


Sources of nonmonotonic power when testing for a shift in mean of 
a dynamic time series. Timothy J. Vogelsang. 


Stability tests in error correction models. Carmela E. Quintos. 


Structural analysis of vector error correlation models with exogenous I(1) 
variables. M. Hashem Pesaran, Yongcheol Shin and Richard J. Smith. 


Testing for integration using evolving trend and seasonals models: 
A Bayesian approach. Gary Koop and Herman K. Van Dijk. 


Testing for r versus r-1 cointegrating vectors. Andy Snell. 


Testing of and other non-stationary hypotheses in macroeconomic 
time series. L.A. Gil-Alana and P.M. Robinson. 


Testing the with drift hypothesis against nonlinear trend stationarity, 
with an application to the US price level and interest rate. Herman 
J. Bierens. 


Weak exogeneity in 1(2)VAR systems. P. Paruolo and A. Rahbek. 


Unit-root asymptotics * Impulse response and forecast error variance asymp- 
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Inference in a nearly integrated autoregressive model with nonnormal 
innovations. Thomas J. Rothenberg and James H. Stock. 


Long-run effects of price promotions in scanner markets. Marnik 
G. Dekimpe, Dominique M. Hanssens and Jorge M. Silva-Risso. 


Unit root tests in the presence of uncertainty about the non-stochastic trend. 
L. Ayat and P. Burridge. 


Univariate distributions * Ordering by entropy and variance. Nader 
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S.J. Koopman and N. Shephard. 


Estimation error and the specification of ___. A. Maravall and C. Planas. 


Unobserved components 
Estimation of stochastic volatility models via Monte Carlo maximum 
likelihood. Gleb Sandmann and Siem Jan Koopman. 


Testing for a slowly changing level with special reference to stochastic 
volatility. Andrew Harvey and Mariane Streibel. 


Unobserved heterogeneity 
Labour market transitions and retirement of men in the UK. Costas 
Meghir and Edward Whitehouse. 


Semiparametric estimation of count regression models. Shiferaw Gurmu, 
Paul Rilstone and Steven Stern. 


Stratified partial likelihood estimation. G. Ridder and I. Tunali. 


U-processes * Rank estimators for monotonic index models. Christopher 
Cavanagh and Robert P. Sherman. 


Value-at risk * Nonparametric risk management and implied risk. Y. Ait- 
Sahalia and A.W. Lo. 
VAR model(s) 
Inference on one-way effect and evidence in Japanese macroeconomic date. 
Feng Yao and Yuzo Hosoya. 
Testing exact rational expectations in cointegrated vector autoregressive 
models. S. Johansen and A.R. Swensen. 
VAR process * Testing for the cointegrating rank of a with a time trend. 


H. Litkepohl and P. Saikkonen. 
VAR systems * Weak exogeneity in 1(2) . P. Paruolo and A. Rahbek. 


VARFIMA models * Indirect estimation of ARFIMA and . V.L. Martin 
and N.P. Wilkins. 
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Variance matrix * The sensitivity of OLS when the is (partially) unknown. 
A.N. Banerjee and J.R. Magnus. 


Variance orderings * Ordering univariate distributions by entropy and vari- 
ance. Nader Ebrahimi, Esfandiar Maasoumi and Ehsan S. Soofi. 


Variance ratio tests * Subsampling for heteroskedastic time series. D.N. Pollitis, 
Joseph P. Romano and Michael Wolf. 


Variance reduction * Estimation of dynamic and ARCH Tobit models. Lung-fei 
Lee. 


Vector autoregression 
Block recursion and structural vector autoregressions. Tao Zha. 


Exact small-sample inference in stationary, fully regular, dynamic demand 
models. Philippe J. Deschamps. 


Impulse response and forecast error variance asymptotics in nonstationary 
VARs. Peter C.B. Phillips. 


Model selection in partially nonstationary vector autoregressive processes 
with reduced rank structure. John C. Chao and Peter C.B. Phillips. 


Vector autoregressive disturbances * Efficient estimation in the linear simulta- 
neous equations model with ___.. Darrell A. Turkington. 


Vector autoregressive model(s) 
Inference in possibly integrated vector autoregressive models: Some finite 
sample evidence. Hiroshi Yamada and Hiro Y. Toda. 


Testing exact rational expectations in cointegrated ___. S. Johansen and 
A.R. Swensen. 


Trend stationarity in the /(2) cointegration model. Anders Rahbek, Hans 
Christian Kongsted and Clara Jorgensen. 


Vector autoregressive moving average process * Analysis of cointegrated 
VARMA processes. Helmut Litkepohl and Holger Claessen. 


Vector autoregressive process 
Impulse response analysis in infinite order cointegrated . Helmut 
Liitkepohl and Pentti Saikkonen. 


Modified Wald tests under nonregular conditions. Helmut Litkepohl and 
Maike M. Burda. 


Testing cointegration in infinite order ____.. Pentti Saikkonen and Ritva 
Luukkonen. 


Testing for the cointegrating rank of a VAR process with a time trend. 
H. Litkepohl and P. Saikkonen. 


Testing parameter constancy in linear models against stochastic stationary 
parameters. Chien-Fu Jeff Lin and Timo Terasvirta. 


Vector autoregressive systems * Weak exogeneity in 1(2)VAR_ systems. 
P. Paruolo and A. Rahbek. 
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Vector correlated disturbances * Generalised vec operators and the seemingly 
unrelated regression equations model with ___.. Darrell Turkington. 


Vector error correlation models * Structural analysis of with exogenous 
I(1) variables. M. Hashem Pesaran, Yongcheol Shin and Richard J. Smith. 


Volatility 
Dynamic equilibrium and ___ in financial asset markets. Yacine Ait- 
Sahalia. 
Ordering univariate distributions by entropy and variance. Nader Eb- 
rahimi, Esfandiar Maasoumi and Ehsan S. Soofi. 


The detection and estimation of long memory in stochastic . F. Jay 
Breidt, Nuno Crato and Pedro de Lima. 


Volatility clustering * Moments of Markov switching models. A. Timmermann. 


Volatility dependencies * Semiparametric estimation of long-memory ____: The 
role of high-frequency data. Tim Bollerslev and Jonathan H. Wright. 


olatility function * Local polynomial estimators of the in nonparametric 


autoregression. W. Hardle and A. Tsybakov. 


Volatility model * Efficient method of moments estimation of a stochastic 
____: A Monte Carlo study. T.G. Andersen, H.-J. Chung and B.E. Sorensen. 
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Changes in relative wages in the 1980s: Returns to observed and unobser- 


ved skills and black-white . Kenneth Y. Chay and David S. Lee. 


Discrete factor approximations in simultaneous equation models: Estima- 
ting the impact of a dummy endogenous variable on a continuous outcome. 
T.A. Mroz. 


The union/non-union : An application of semi-parametric methods. 
Gauthier Lanot and lan Walker. 


Wages * Health and : Evidence on men and women in urban Brazil. 
Duncan Thomas and John Strauss. 


Wald statistic(s) 
Adjusted estimates and 
Pere. 


for the AR(1) model with constant. Pekka 


Inference on one-way effect and evidence in Japanese macroeconomic date. 
Feng Yao and Yuzo Hosoya. 


Wald test(s) 
Modified ___ under nonregular conditions. Helmut Lutkepohl and Maike 
M. Burda. 


Sources of nonmonotonic power when testing for a shift in mean of 
a dynamic time series. Timothy J. Vogelsang. 


Testing for GARCH effects: A one-sided approach. Antonis Demos and 
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Weak exogeneity in 1(2)VAR systems. P. Paruolo and A. Rahbek. 
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Weak instruments * Initial conditions and moment restrictions in dynamic 
panel data models. Richard Blundell and Stephen Bond. 


Weakly correlated regressors * The distributions of the J and Cox non-nested 
tests in regression models with ___.. L. Michelis. 


Weighted average power * Estimating count data models with endogenous 
switching: Sample selection and endogenous treatment effects. Joseph 
V. Terza. 


Weighted exogenous sampling liklihood (W ESM L) * Bayes WESML: Posterior 
inference from choice-based samples. Tony Lancaster. 


Weighted least squares *On the use of sampling weights when estimating 
regression models with survey data. L. Magee, A.L. Robb and J.B. Burbidge. 


Weights * Censoring of outcomes and regressors due to survey nonresponse: 
Identification and estimation using and imputations. Joel L. Horowitz 
and Charles F. Manski. 


Wishart distribution *Comment: Bayesian multinomial probit models with 
a normalization constraint. Agostino Nobile. 


Work capacity * Nutritional status, the capacity for work, and poverty traps. 
Partha Dasgupta. 
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